INTRODUCTION
Let be a probability space and let T This is equivalent to an assumption that (zt -t,.P) is a stationary process, where zt -t = (z-t -t, z+t -t).
Processes with independent increments can be used for constructing r.r.
random sets. The following facts on these processes can be found, for example, in [1 ] . P{ t E M} = a/ (a + e(lI) ) ; ; (1. 3) for any function f on T x T P{03A3 f(03B3,03B4)} = c j {J f{s, s + y) 03A0(dy)}ds initial class of random times T, our construction of the (a,n)-process starting from a r.r. set is much more complicated than the analogous one in [3] .
In Section 2 we prove some properties of the (03B1,03A0)-processes. In the next section we introduce the families of the a-fields generated by a random set M and prove that every t.i.r.r. set is either perfect or discrete. Then we construct, for each t, an (a,H)-process y whose range coincides with Mt a.s. In the next two sections we prove that there exists no more than one t.i. (a,ll)-generated set and we construct such a set, given a and II.
The main idea of the construction is rather simple. We take a sequence of (03B1,03A0)-processes whose initial distributions are uniform on ] and take the weak limit of their ranges, when n -~ oo. This simple idea however, causes a lot of technical problems; the most difficult is to show that all the properties of (03B1,03A0)-generated sets are stable under a weak limit. 
Using the bounded convergence theorem we get that the limit of (2. The expression (4.5) Let A E Ay . a/(a + e(n)) + c j n(x;T') = 03B1/(03B1 + e(n)) + ce(n) = 1 and this is equivalent to (1.5). Consider the sequence of measures Pn = n _ 1 j 0 Pb db .
-n
As it was mentioned, we are interested in the limit behavior of the finite dimensional distributions of the processes (Yt,Pn). -n(k) 
The usual arguments show that (6.10) is true for all f. The proof of (6. On the other hand, if v(r) = 0 then for m-a.e. t ut(r) _ ~ (7.4) and there exists a sequence 0 such that (7.4) holds for each tn.
In view of (7.2), (7.4) 
